WEST Refine Search 



Page 1 of 1 



Refine Search 



Search Results - 



Terms 


Documents 


L3 and risk 


8 



US Pre-Grant Publication Full-Text Database 

iUS Patents Full-Text Database 

US OCR Full-Text Database 

EPO Abstracts Database ■■: ; : 

iJPO Abstracts: DatalDase ■ 

Derwent World Patents Index ' 

IBM Technical Disclosure Bulletins ^ 



Database: 



Search: 



L4 



Search History 

DATE: Tuesday, August 16, 2005 Printable Copy Create Case 

Set Name Query Hit Count Set Name 

side by side result set 

DB=PGPB, USPT, USOC.EPAB,JPAB,DWPI, TDBD; PLUR=NO; OP=OR 

L4 L3 and risk 8 L4 

L3 706/62.ccls. 118 L3 

L2 09/895,605 1 L2 

U 20040227404 2 LI 



END OF SEARCH fflSTORY 



http://westbrs:9000^in/cgi-bin/PreSearch.pl 



8/16/05 



Record List Display Page 1 of 4 

Hit List 



Search Results - Record(s) 1 through 8 of 8 returned. 



□ 1. DocumentID: US 20020116352 Al 
Using default format because multiple datii bases are involved. 

L4: Entry 1 of 8 File: PGPB Aug 22, 2002 

PGPUB-DOCUMENT-NUMBER : 20020116352 
PGPUB-FILING-TYPE; new 

DOCUMENT-IDENTIFIER: US 20020116352 Al 

TITLE: Computer-implemented methods and apparatus for alleviating abnormal 
behaviors 

PUBLICATION-DATE: August 22, 2002 
INVENTOR-INFORMATION : 

NAME CITY STATE COUNTRY RULE-47 

Kilgard, Michael. Richardson TX US 

Merzenich, Michael M. San Francisco CA US 

Bao, Shaowen San Francisco CA US 



US -CL- CURRENT: 706 /25; 706 /62 



□ 2. DocumentID: US 20020062297 A 1 

L4: Entry 2 of 8 File: PGPB May 23, 2002 

PGPUB-DOCUMENT-NUMBER: 20020062297 
PGPUB-FILING-TYPE: new 

DOCUMENT-IDENTIFIER: US 20020062297 Al 

TITLE: Control system for controlling object using pseudo-emotions and pseudo- 
personality generated in the object 

PUB LI CAT I ON- DATE: May 23, 2002 

INVENTOR-INFORMATION : 

NAME CITY STATE COUNTRY RULE-47 

Mizokawa, Takashi Iwata-shi JP 

US-CL-CURRENT: 706/15; 706/62 



http://westbrs:9000^in/gate.exe?f^TOC&state=f8ul2u.8&ref-4&dbnaIne==PGPB,USPT,US... 8/16/05 
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Secjuences i Attachtnenis i Claims 



□ 3. Document ID: US 6879974 Bl 

L4: Entry 3 of 8 File: USPT 

US-PAT-NO: 6879974 

DOCUMENT-IDENTIFIER: US 6879974 Bl 

TITLE: Numerical stochastic integration system 

DATE-ISSUED: April 12, 2005 



INVENTOR-INFORMATION: 
NAME 

Ninomiya; Syoiti 
Katai; Masayuki 



CITY 

Tokyo 

Kohnosu 



US-CL-CURRENT: 706 /62; 707 /3, 707/4 



STATE 



. ZIP CODE 



Apr 12, 2005 



COUNTRY 

JP 

JP 



□ 4. Document ED: US 6868412 B2 

L4: Entry 4 of 8 
US-PAT-NO: 6868412 

DOCUMENT-IDENTIFIER: US 6868412 B2 



File: USPT 



Mar 15, 2005 



TITLE: Means for and method of displaying a visual decision tree model 
DATE-ISSUED: March 15, 2005 



INVENTOR-INFORMATION: 
NAME 

Gatehouse; Monty 
Schipper; Hendrik J. 
Buxton; Ian P. 



CITY 

Basingstoke 

Alkmaar 

Herts 



STATE ZIP CODE 



COUNTRY 

GB 

NL 

GB 



US-CL-CURRENT: 706 /62; 345 / 595 , 706/46, 715 /763 



n 5. Document ID: US 6233545 Bl 
L4: Entry 5 of 8 

US-PAT-NO: 6233545 

DOCUMENT-IDENTIFIER: US 6233545 Bl 



File: USPT 



May 15, 2001 



http ://westbrs :9000^in/gate,exe?f=TOC&state=f8u 1 2u. 8&ref=4&dbname=PGPB,USPT,US ... 8/1 6/05 
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TITLE: Universal machine translator of arbitrary languages utilizing epistemic 
moments 

DATE-ISSUED: May 15, 2001 



INVENTOR-INFORMATION : 
NAME 

Datig; William E. 



CITY 

Centerport 



STATE 
NY 



ZIP CODE 
11721 



COUNTRY 



US -CL- CURRENT: 704 /2; 704 /9, 706 /62 



Cftsliofi ! Front 



U 6. Document ID: US 6047279 A 

L4: Entry 6 of 8 



File: USPT 



Apr 4, 2000 



US-PAT-NO: 6047279 

DOCUMENT-IDENTIFIER: US 6047279 A 

TITLE: System and method for automatic network management support using artificial 
intelligence 

DATE-ISSUED: April 4, 2000 



INVENTOR-INFORMATION : 
NAME 

Barrack; Martin 
Lee; Andrew H. 



CITY 
Folsom 

El Dorado Hills 



STATE 

CA 

CA 



ZIP CODE 



COUNTRY 



US-CL-CURRENT: 706 /60; 706 /61, 706 /62 



□ 7, DocumentID: US 5195172 A 

L4: Entry 7 of 8 File: USPT Mar 16, 1993 

US-PAT-NO: 5195172 

DOCUMENT-IDENTIFIER: US 5195172 A 

TITLE: System and method for representing and solving numeric and symbolic problems 
DATE-ISSUED: March 16, 1993 
INVENTOR-INFORMATION : 

NAME CITY STATE ZIP CODE COUNTRY 

Elad; Joseph B. Claymont DE 

Johnson; Apperson H. Wilmington DE 

Kramer; Laurence A. North East MD 



http://westb^s:9000^in/gate.exe?f^TOC&state=fBul2u.8&ref=4&dbname=PGPB,USPT,US. 
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Kirk; Jeffrey C. 
Philips; Irene H. 
Zickus; Susan M. 
Chester; Daniel L. 
Saniga; Erwin M. 



Newtown Square PA 

New Castle DE 

Wilmington DE 

Newark DE 

Little Britain PA 



US-CL-CURRENT: 706/62; 705/7, 706/10, 706/11, 706/46, 706/53, 708/1 



Cftsiiori i Ffoot 



□ 8. Document ID: US 5077677 A 

L4: Entry 8 of 8 
US-PAT-NO: 5077 677 

DOCUMENT-IDENTIFIER: US 5077677 A 
TITLE: Probabilistic inference gate 
DATE-ISSUED: December 31, 1991 



File: USPT 



INVENTOR-INFORMATION: 
NAME 

Murphy; John H. 
Jeeves; Terry A. 
Anderson; Arthur A. 



CITY 

Penn Hills 
Penn Hills 
Turtle Creek 



STATE 
PA 
PA 
PA 



ZIP CODE 



Dec 31, 1991 



COUNTRY 



US-CL-CURRENT: 706/62; 706/52, 706/900, 708/490 



Terms 


Documents 


L3 and risk 


8 
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Refine Search 



Your wildcard search against 10000 temis has yielded the results below. 
Your result set for the last LU is incomplete. 
The probable cause is use of unlimited truncation. Revise your search strategy to use limited truncation. 

Search Results - 



Terms 


Documents 


combin$6 near (risk near (model$6 or analy$6)) 


8 



;US Pre-Grant Publication Full-Text Database 
US Patents Full-Text Database 
US OCR Full-Text Database ; 
EPO Abstracts Datjabase ; . : 
|:JP0 Abstracts Database; : 
I^Derwent World Patents Index i 
pBM Teciinical Disclosure Bulletins - 



Database: 



L5 



Search: 



Search History 



DATE: Tuesday, August 16, 2005 Printable Copy Create Case 

Set Name Query Hit Count Set Name 

side by side result set 

DB^PGPB, USPZ USOQEPABJPMDWPl TDBD; PLUR=NO; OP=OR 
L5 combin$6 near (risk near (model$6 or analy$6)) 8 L5 

L4 L3 and risk 8 L4 

L3 706/62. ccls. 118 L3 

L2 09/895,605 1 L2 

Li 20040227404 2 U 

END OF SEARCH HISTORY 



http ://westbrs : 9000^in/cgi-bin/Pre S earch . pi 
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Hit List 



Your wildcaid search against 1 0000 terms has yielded the results below. 
Your result set for the last Lit is incomplete. 
The probable cause is use of unlimited truncation. Revise your search strategy to use limited truncation. 



Search Results - Record(s) 1 through 8 of 8 returned. 



n 1. Document ID: US 20040215529 Al 
Using default format because multiple dafci bases are involved. 

L5: Entry 1 of 8 File: PGPB 

PGPUB-DOCUMENT-NUMBER: 20040215529 
PGPUB-FILING-TYPE: new 

DOCUMENT-IDENTIFIER: US 20040215529 Al 

TITLE: System and method for energy price forecasting automation 
PUBLICATION-DATE: October 28, 2 004 



Oct 28, 2004 



INVENTOR- INFORMATION: 

NAME CITY 

Foster, Andre E. ' Smyrna 

Greiner, Kevin Decatur 

US-CL-CURRENT: 705/26; 705/35 



STATE 

GA 

GA 



COUNTRY 

US 

US 



RULE- 4 7 



C!5££ific-5ti':.r 



Seqijences j Atlcichmenls j c 



Sep 2, 2004 



□ 2, Document ID: US 20040172357 A 1 

L5: Entry 2 of 8 File: PGPB 

PGPUB-DOCUMENT-NUMBER : 20040172357 
PGPUB-FILING-TYPE: new 

DOCUMENT-IDENTIFIER: US 20040172357 Al 



TITLE: Method and system for selecting between or allocating among alternatives 
PUBLICATION-DATE: September 2, 2004 



INVENTOR- INFORMATION: 
NAME 

Padgette, Robert L. 



CITY STATE COUNTRY 

Raleigh NC US 



RULE-47 



http://westbrs:9000/bin/gate,exe?f=TOC&state-fBul2u.9i&ref=5&dbname=PGPB,US^ 
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us -CL- CURRENT: 705/38; 705/36R 



n 3. Document ID: US 20040172317 Al 

L5: Entry 3 of 8 File: PGPB 



Sep 2, 2004 



PGPUB-DOCUMENT-NUMBER: 20040172317 
PGPUB-FILING-TYPE : new 

DOCUMENT-IDENTIFIER: US 20040172317 Al 

TITLE: System for improving processes and outcomes in risk assessment 
PUBLICATION-DATE: September 2, 2004 



INVENTOR-INFORMATION: 
NAME 

Davis, Nancy J. 
Kauderer, Steven Ira 
McGiffin, Gail E. 
Ciraulo, Rose Mary 
Ziegler, Kathleen 
Tempesta, Anthony G. 



CITY STATE COUNTRY 

Evanston IL US 

Englewood NJ US 

Summit NJ US 

Harding Township NJ US 

Chicago IL US 

Falls Church VA US 



RULE-47 



US-CL-CURRENT: 705/7 



::^e^^1^ie^i:es i AUcichrrignis i Claim? 



□ 4. Document ID: US 200301 10016 Al 

L5: Entry 4 of 8 File: PGPB 

PGPUB-DOCUMENT-NUMBER : 20030110016 
PGPUB-FILING-TYPE : new 

DOCUMENT-IDENTIFIER: US 20030110016 Al 

TITLE: Integrative method for modeling multiple asset classes 
PUBLICATION-DATE: June 12, 2 003 



Jun 12, 2003 



INVENTOR-INFORMATION: 
NAME 

Stef ek, Daniel 
Goldberg, Lisa Robin 
Schef f ler, Scott Steven 
Hui, Ken Chorlam 
Torre, Nicolas Goodrich 



CITY 


STATE 


COUNTRY 


Oakland 


CA 


US 


Kensington 


CA 


US 


Berkeley 


CA 


US 


Alameda 


CA 


US 


Greenwich 


CT 


US 



RULE-47 



US-CL-CURRENT: 703/2 



http://westbrs:9000^in/gate.exe?f^TOC&state=fBul2u.9&ref=5&dbname=PGPB,USPT,US-.. 8/16/05 
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□ 5. Document ID: US 20030074291 Al 

L5; Entry 5 of 8 



File: PGPB 



Apr 17, 2003 



PGPUB-DOCUMENT-NUMBER: 20030074291 
PGPUB-FILING-TYPE: new 

DOCUMENT-IDENTIFIER: US 20030074291 Al 

TITLE: Integrated program for team-based project evaluation 

PUBLICATION-DATE: April 17, 2003 

INVENTOR-INFORMATION: 

NAME CITY STATE COUNTRY RULE-47 

Hartung, Christine Jena DE 

Ott, Wilhelm Dreieich DE 

Schwebke, Sandra Griesheim DE 

US-CL-CURRENT: 705 /35 



US-PAT-NO: 6826697 

DOCUMENT-IDENTIFIER: US 6826697 Bl 

TITLE; System and method for detecting buffer overflow attacks 

DATE-ISSUED: November 30, 2004 

INVENTOR-INFORMATION: 

CITY STATE ZIP CODE COUNTRY 

Moran; Douglas B. Palo Alto CA 

US-CL-CURRENT: 713 / 201 ; 709 / 223 , 709/224 




□ 6. Document ED: US 6826697 Bl 



L5: Entry 6 of 8 



File: USPT 



Nov 30, 2004 





□ 7: Document ID: US 6647400 Bl 



L5: Entry 7 of 8 



File: USPT 



Nov 11, 



2003 



US-PAT-NO: 6647400 



http://westb^s:9000^in/gate.exe?f^TOC&state=fBul2u.9&ref=5&dbname=PGP 8/16/05 
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DOCUMENT-IDENTIFIER: US 6647400 Bl 

TITLE: System and method for analyzing filesystems to detect intrusions 
DATE-ISSUED: November 11, 2003 



INVENTOR-INFORMATION : 
NAME 

Moran; Douglas B. 



CITY 

Palo Alto 



STATE 
CA 



ZIP CODE 



COUNTRY 



US-CL-CURRENT: 707/205; 707/6, 713/168, 713/187, 713/200 



File: USPT 



Dec 12, 2000 



□ 8. Document ID: US 6158657 A 

L5: Entry 8 of 8 
US-PAT-NO: 6158657 

DOCUMENT-IDENTIFIER: US 6158657 A 



TITLE: System and method for offering and providing secured credit card products 
DATE-ISSUED: December 12, 2000 



INVENTOR-INFORMATION : 
NAME 

Hall, III; Sheldon F. 
Stoikoff; Ivan T. 

US-CL-CURRENT: 235/380; 235/379 



CITY 

Arlington 
Arlington 



STATE 

VA 

VA 



ZIP CODE 



COUNTRY 



Terms 


Documents 


combin$6 near (risk near (model$6 or analy$6)) 


8 



Display Format ; |- ' ^^d«|n#^r|^|:^ 
Previous Page Next Page Go to Doc# 
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Refine Search 



Search Results - 



Terms 


Documents 


L3 and (risk near (model$6 or analy$6)) 


1 



;US Pre-Grant Publication Full-Text Database 
US Patents Full-Text Database 
;US OCR Full-Text Database 
EPO Abstracts Database ; 
JPO Abstracts Database 
Derwent World Patents Index : 
IBM Technical Disclosure Bulletins 




Search History 



DATE: Tuesday, August 16, 2005 Printable Copy Create Case 



Set Name Query Hit Count Set Name 

side by side result set 

DB=PGPB, USPT, USOC,EPAB,JPAB,DWPI, TDBD; PLUR=NO; OP=OR 



L7 


L3 and (risk near (model$6 or analy$6)) 


1 


L7 


L6 


705/3 8. ccls. 


859 


L6 


L5 


combin$6 near (risk near (model$6 or analy$6)) 


8 


L5 


L4 


L3 and risk 


8 


L4 


L3 


706/62.ccls. 


118 


L3 


L2 


09/895,605 


1 


L2 


Li 


20040227404 


2 


LI 



END OF SEARCH fflSTORY 



http://westbrs:9000/bin/cgi-bin/PreSearch.pl 
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Page 1 of 1 



Hit List 



Search Results - Record(s) 1 through 1 of 1 returned. 



□ 1. Document ID: US 6868412 B2 
Using default format because multiple data bases are involved. 



L7: Entry 1 of 1 



File: USPT 



Mar 15, 2005 



US-PAT-NO: 6868412 

DOCUMENT-IDENTIFIER: US 6868412 B2 



TITLE: Means for and method of displaying a visual decision tree model 
DATE-ISSUED: March 15, 2005 



I NVENTOR- I N FORMAT I ON : 
NAME 

Gatehouse; Monty 
Schipper; Hendrik J. 
Buxton; Ian P. 



CITY 

Basingstoke 

Alkmaar 

Herts 



STATE ZIP CODE COUNTRY 

GB 
NL 
GB 



US-CL-CURRENT: 706/62; 345/595, 706/46, 715/763 



Terms 



L3 and (risk near (model$6 or analy$6)) 



Documents 



Display Format! j- 



Previous Page Next Page Go to Doc# 
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Search Results - 



Terms 


Documents 


L6 and (risk near (model$6 or analy$6)) 


124 



US Pre-Grant Publication Full-Text Database 

iUS Patents Full-Text Database 

US OCR Full-Text Database 

EPO Abstracts Database . 

JPO Abstracts Database 

Derwent World Patents Index 

IBM Technical Disclosure Bulletins 



Database: 



Search: 



L8 



Ref(?je Search- 



•^^^^xvv^•:v•^^^>::^^^:^K•: 



Search History 

DATE: Tuesday, August 16,2005 Printable Copy Create Case 

Set Name Query Hit Count Set Name 

side by side result set 

DB=PGPB, USPT, USOC,EPAB,JPAB,DWPI, TDBD; PLUR=NO; OP=OR 



L8 


L6 and (risk near (model$6 or analy$6)) 


124 


L8 


L7 


L3 and (risk near (model$6 or analy$6)) 


1 


L7 


L6 


705/38.ccIs. 


859 


L6 


L5 


combin$6 near (risk near (model$6 or analy$6)) 


8 


L5 


L4 


L3 and risk 


8 


L4 


L3 


706/62.ccls. 


118 


L3 


L2 


09/895,605 


1 


L2 


Li 


20040227404 


2 


u 



END OF SEARCH fflSTORY 
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Refine Search 

Search Results - 



Terms 


Documents 


L8 and asset$2 and classes and global and covariance 


1 



US Pre-Grant Publication Full-Text Database 
[us Patents Full-Text Database 
pS OCR Full-Text Database : 
;EPO Abstracts Database 
pPO Abstracts Database 
[;Derwent World Patents Index : 
Nbm Technical Disclosure Bulletins ^ 



Database: 




Search History 



DATE: Tuesday, August 16, 2005 Printable Copy Create Case 



Set Name Query Hit Count Set Name 

side by side result set 

DB=PGPB, USPT, USOC,EPAB.JPAB,DWPI, TDBD; PLUR=NO; OP=OR 



L9 


L8 and asset$2 and classes and global and covariance 


1 


L9 


L8 


L6 and (risk near (model$6 or analy$6)) 


124 


L8 


LI 


L3 and (risk near (model$6 or analy$6)) 


1 


L7 


L6 


705/38.ccls. 


859 


L6 


L5 


combin$6 near (risk near (model$6 or analy$6)) 


8 


L5 


L4 


L3 and risk 


8 


L4 


L3 


706/62.ccls. 


118 


L3 


L2 


09/895,605 


1 


L2 


U 


20040227404 


2 


LI 



END OF SEARCH fflSTORY 



http://westbrs:9000/bin/cgi-bin/PreSearch.pl 
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Hit List 



Search Results - Record(s) 1 through 1 of 1 returned. 



□ 1. Document ID: US 20050027645 Al 
Using default format because multiple data bases are involved. 



L9: Entry 1 of 1 

PGPUB-DOCUMENT-NUMBER : 20050027645 
PGPUB-FILING-TYPE : new 

DOCUMENT-IDENTIFIER: US 20050027645 Al 



File: PGPB 



Feb 3, 2005 



TITLE: Business enterprise risk model and method 
PUBLICATION-DATE: February 3, 2 005 



INVENTOR-INFORMATION: 
NAME 

Lui, William, Wai, Shing 
Tang, Wai-Keung 
Lu, Hung Jung 

US-CL-CURRENT: 705/38 



CITY - 

Cortlandt Manor 
Putnam Valley 
Stamford 



STATE COUNTRY RULE- 4 7 

NY US 

NY US 

CT US 



1 Full 1 ■ 




HTisrrts ! Claims 1 y:x 


ylC i Dr. 


















Terms 


Documents 






L8 and asset$2 and classes and global and covariance 


1 
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SERVICES 


Database Search 


submit 


PLUS Search 


submit 


Book/'ArticIe Delivery 


submit 


Book/ Journal Purchase 


submit 


Foreign Patents 


submit 


Telework Support 




Translation 




SIRA AutcnriBtlon Training 




STIC Demos & Events 




RESOURCES 


STIC Online Catalog 




Databases 




E-Books 




E-Journals 




Legal Tools 




Nanotechnology 




Reference Tools 




snc 


About Us 




FAQ 




Locations & Hours 




News 




Site Map 




Staff 




Search STIC Site 




NPL Services for Examiners 
TC1600 Blotech-Chem Library 

TC1700 Electronic Information Center 

TC2100 Electronic Information Center 

TC2600 Electronic Information Center 

TC2800 Electronic Information Center 

TC2900 Design Library 

TC3600 Electronic Information Center 

TC3700 Electronic Information Center 

Main STIC & Foreign Patents 

• Lutrelle F. Parker. Sr. Law Library 



Submit comments and suggestions to Kristin Vajs 



To report technical pro 



If you cannot access a file because of a nnissing or non-working plugin, please contact the Help Desk at 2-9000 for 
installation assistance. 
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SERVICES 


Database Search 


submit 


PLUS Search 


submit 


Boolo'Article Delivery 


submit 


Book/ Journal Purchase 


submit 


Foreign Patents 


submit 


Telework Support 




Translation 


submit 


SIRA Automation Training 




STIC Demos & Events 




RESOURCES 


STIC Online Catalog 




Databases 




E-Books 




E-Joumals 




Legal Tools 




Nanotechnology 




Reference Tools 




STIC 


About Us 




FAQ 




Locations & Hours 




News 




Site Map 




Staff 




Search STIC Site 
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TC2100 Electronic Information Center 
TC2100 Databases 

TC2100 E-Books 

TC21 00 E-Journals 



TC2100 Reference Tools 



TC2100 Search Templates 



TC2100 Examiner Recommended Sites 



TC2100&ITRP Staff 
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^Scientific & 
jr Teciiiilcal 



Information Cen^r 



SERVICES 


Database Search 


submit 


PLUS Search 


submit 


Book/Artide Delivery 


submit 


Book/Journal Purchase 


submit 


Foreign Patents 




Telework Support 




Translation 


submit 


SiRA Automation Training 




STIC Demos & Events 




RESOURCES 


STIC Online Catalog 




Databases 




E-Books 




E-Joumals 




Legal Tools 




Nanotechnology 




Reference Tools 




snc 


About Us 




FAQ 




Locations & Hours 




News 




Site Map 




Staff 




Search STIC Site 





TC2100 Databases 



ACM Digital Library 
Business Source Corporate 

CiteSeer (Researchlndex) 
Computer Science Index 

Computer Source 

Dialoo Classic on the Web 

DTIC STINET 

EBSCOhost 

Examiners' Electronic Digest Database 
(EEDD) 

GravLIT Network 
IEEE Xplore 

INSPEC 

Internet and Personal Computing Abstracts 

Internet Archive - Wavback Machine 
IP.com 

Nanotechnology Databases 

NTIS (National Technical Information Service) 

PCI Specifications 

ProQuest Direct 

ProQuest Dissertations and Theses 
Research Disclosure 
ScienceDirect 
Scirus 

Software Patent Institute (SPH 
SPE eLibrary 



Articles published in ACM p( 

More than 3,000 periodicals 
science 

Full text scientific research p 

Computer science abstracts 
present 

Current trends in high techn' 

Multidisciplinary collection o* 
required. 

Index of Defense Technical 
documents 

Access to multiple business 
databases 

Database of examiner subm 
Submission Form [.doc] 

Information from DTIC, NAS 

More than 800,000 Electrica 
articles 

7 million physics, EE, and IT 
present 

Personal computing and Intc 
1980's to present 

Archived versions of Web sil 

Defensive disclosures incluo 

List of databases containing 

Government-funded scientifi 
information 

Peripheral Component Inten 
uspto; password: pat222 

Articles in business, medicin 
science 

Doctoral dissertations and nr 

Defensive disclosure informs 

Scientific, technical, and me- 

Internet search engine for sc 
Elsevier 

Database of software techn( 
Access" 

Database from the Society c 
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SPIE Digital Library Journals and proceedings oi 

STN on the Web Collection of science and tec 
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Privacy is a difficult design issue that is becoming increasingly important as we push into 
ubiquitous computing environments. While there is a fair amount of theoretical work on 
designing for privacy, there are few practical methods for helping designers create 
applications that provide end-users with a reasonable level of privacy protection that is 
commensurate with the domain, with the community of users, and with the risks and 
benefits to all stakeholders in the intended system. Towar ... 
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In the last fifteen years, academic research on information systems (IS) outsourcing has 
evolved rapidly. Indeed the field of outsourcing research has grown so fast that there has 
been scant opportunity for the research community to take a collective breath, and 
complete a global assessment of research activities to date. This paper seeks to address 
this need by exploring and synthesizing the academic literature on IS outsourcing. It offers 
a roadmap of the IS outsourcing literature, highligh ... 
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approaches, theoretical foundations 
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Crystal Ball® 2000 Professional Edition is a suite of easy-to-use Microsoft® Excel® add-in 
software that helps you analyze the risks and uncertainties associated with your 
spreadsheet models. The suite includes analysis tools for Monte Carlo simulation (Crystal 
Ball), time-series forecasting (CB Predictor), and optimization (OptQuest) as well as 
developer kits for building custom interfaces and processes. Spreadsheets alone are 
inadequate for assessing the probability of an event ... 
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Tfie Washington State Ferries are one of the largest ferry systems in the world. Accidents 
involving Washington State Ferries are rare events. However, low probability, high 
consequence events lead to difficulties in the risk assessment process. Due to the 
infrequent occurrence of such accidents, large accident databases are not available for a 
standard statistical analysis of the contribution of perceived risk factors to accident risk. In 
the WSF Risk Assessment, a modeling approach that combine ... 
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Modeling and analysis is indispensable in engineering. To be safe and effective, a modeling 
method requires a language with a validated semantics; feature-rich, easy-to-use, 
dependable tools; and low engineering costs. Today we lack adequate means to develop 
such methods. We present a partial solution combining two techniques: formal methods for 
language design, and package-oriented programming for function and usability at low cost. 
We have evaluated the approach in an end-to-end experiment. We ... 
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We Introduce a new class of synchronization protocols for parallel discrete event simulation, 
those based on near-perfect state information (NPSI). NPSI protocols are adaptive 
dynamically controlling the rate at which processes constituting a parallel simulation 
proceed with the goal of completing a simulation efficiently. We show by analysis that a 
class of adaptive protocols (that includes NPSI and several others) can both arbitrarily 
outperform and be arbitrarily outperf ... 

Keywords: adaptive protocols, aggressiveness, near-perfect state information, optimistic 
protocols, risk 
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The Workshop on "Domain Analysis In the DoD," sponsored by the Software Reuse Initiative 
(SRI) and Defense Information Systems Agency (DISA), was held at MITRE Corporation, in 
McLean, Virginia on 26 - 27 September 1995. The primary purpose of the workshop was to 
discuss issues related to identifying and scoping domains with emphasis on product lines 
and to assess the usefulness of the strawman SRI Domain Scoping Framework as a 
proposed basis for this scoping activity. To this end, two specific o ... 

10 Modeling methodology: Dealing with complexity: expioratory analysis enabled by 
multiresoluition, multiperspective modeling 
Paul K. Davis 

December 2000 Proceedings of the 32nd conference on Winter simulation 

Full text available; "^.p.df{44116 KBi Additional Information: full citation, abstract, references^ citinss 

The objective of exploratory analysis is to gain a broad understanding of a problem domain 
before going into details for particular cases. Its focus is understanding comprehensively 
the consequences of uncertainty, which requires a good deal more than normal sensitivity 
analysis. Such analysis is facilitated by multiresolutlon, multiperspective modeling (MRMPM) 
structures that are becoming increasingly practical. A knowledge of related design principles 
can help build interfaces to more normal I ... 
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Full text available: fii pdf(4.iS MB) Additional Information: full citation , abstract, references, citings, index 
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Software safety issues become important when computers are used to control real-time, 
safety-critical processes. This survey attempts to explain why there is a problem, what the 
problem is, and what is known about how to solve it. Since this is a relatively new software 
research area, emphasis is placed on delineating the outstanding issues and research 
topics. 
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Full text available: 'g ]Ddfi(319.82 KB) Additional Information: ftill citation, abstract, references, citlnqs 

In recent years, substantial progress has been made in the development of powerful new 
approaches to modeling and generation of the stochastic input processes driving simulation 
models. In this panel discussion, we examine some of the central issues and unresolved 
problems associated with each of these approaches to simulation input modeling. 
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The paper brings together methods from two disciplines: machine learning theory and 
robust statistics. We argue that robustness is an important aspect and we show that many 
existing machine learning methods based on the convex risk minimization principle have - 
besides other good properties - also the advantage of being robust. Robustness properties 
of machine learning methods based on convex risk minimization are investigated for the 
problem of pattern recognition. Assumptions are given for the ... 
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A GIS provides a powerful collection of tools for the management, visualization and analysis 
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of spatial data. These tools can be even more powerful when they are integrated with 
statistical methods for spatial data analysis and many GIS users are requesting this 
integration. The Geostatistical Analyst extension to ArcGIS was developed to integrate 
statistical methods with GIS tools for mapping and modeling spatially continuous data such 
as temperature or pollution. However, many GIS applications ... 
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Stewart Mayhew 
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Full text available: "^pdfC2MJ5„KBJ Additional Information: M cMtjon, abstract, refejences 

Applications in financial engineering have relied heavily on Brownian Motion as a workhorse 
model for pricing derivative securities and Implementing risk management programs. When 
more than one state variable is required, the standard approach is to use a multivariate 
Brownian Motion with constant correlations. This article briefly summarizes several 
important reasons why this approach is not adequate (and in some cases, can lead to 
disaster). Examples include fat tails, volatility clustering ... 

19 The Evaluation of Large. Complex UML Analysis and Design Models 
Brian Berenbach 

May 2004 Proceedings of the 26th International Conference on Software Engineering 

Full text available; ^.p.df{3M4.3 KB) Additional Information: MLcfetipn, abstra?^., citings 

This paper describes techniques for analyzing largeUML models. The first part of the paper 
describesheuristics and processes for creating semantically correctUML analysis and design 
models. The second part of thepaper briefly describes the internal DesignAdvisorresearch 
tool that was used to analyze Siemens models. The results are presented and some 
interestingconclusions are drawn. 
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Full text available: ' gpdf(278.32 KB) Additional Information: full citation, abstract, references , index terms 

Forward estimates of area and delay facilitate effective decision-making when searching the 
solution space of digital designs. Current estimation techniques focus on modeling the 
layout result and fail to deliver timely or accurate estimates. This paper presents a novel 
approach to deriving these area and delay estimates at the RTL level by modeling the 
layout tool, rather than the layout result. This approach uses machine learning techniques 
to capture the relationships between general des ... 
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Privacy is a difficult design issue that is becoming increasingly important as we push into 
ubiquitous computing environments. While there is a fair annount of theoretical work on 
designing for privacy, there are few practical methods for helping designers create 
applications that provide end-users with a reasonable level of privacy protection that is 
commensurate with the domain, with the community of users, and with the risks and 
benefits to all stakeholders in the intended system. Towar ... 



Keywords: privacy, privacy risk model, ubiquitous computing 



information systems outsourcing: a survey and analysis of the literature 
Jens Dibbern, Tim Goles, Rudy Hirschheim, Bandula Jayatilaka 
November 2004 ACM SIGMIS Database, Volume 35 Issue 4 
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In the last fifteen years, academic research on information systems (IS) outsourcing has 
evolved rapidly. Indeed the field of outsourcing research has grown so fast that there has 
been scant opportunity for the research community to take a collective breath, and 
complete a global assessment of research activities to date. This paper seeks to address 
this need by exploring and synthesizing the academic literature on IS outsourcing. It offers 
a roadmap of the IS outsourcing literature, highligh ... 

Keywords: determinants, literature review, outcomes, outsourcing, relationships, research 
approaches, theoretical foundations 
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The Washington State Ferries are one of the largest ferry systems in the world. Accidents 
involving Washington State Ferries are rare events. However, low probability, high 
consequence events lead to difficulties in the risk assessment process. Due to the 
infrequent occurrence of such accidents, large accident databases are not available for a 
standard statistical analysis of the contribution of perceived risk factors to accident risk. In 
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Modeling and analysis is indispensable in engineering. To be safe and effective, a modeling 
method requires a language with a validated semantics; feature-rich, easy-to-use, 
dependable tools; and low engineering costs. Today we lack adequate means to develop 
such methods. We present a partial solution combining two techniques: formal methods for 
language design, and package-oriented programming for function and usability at low cost. 
We have evaluated the approach in an end-to-end experiment. We ... 
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We introduce a new class of synchronization protocols for parallel discrete event simulation, 
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^ ^ SplMare . sMety ;.. why.;, w^^ 
Nancy G. Leveson 

June 1986 ACM Computing Surveys (CSUR), Volume is issue 2 

Full text available: 'P^ pdr(4.i8 MB) Additional Information: full citation , abstract, references, citings, index 
^ ' " tems^ review 

Software safety issues become important when computers are used to control real-time, 
safety-critical processes. This survey attempts to explain why there is a problem, what the 
problem is, and what is known about how to solve it. Since this is a relatively new software 
research area, emphasis is placed on delineating the outstanding issues and research 
topics. 
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Russell R. Barton, Stephen E. Chick, Russell C. H. Cheng, Shane G. Henderson, Averill M. Law, 
Bruce W. Schmeiser, Lawrence M. Leemis, Lee W. Schruben, James R. Wilson 
December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: ' ^pdf(319.82 KB) Additional Information: full citation, abstract, references, citings 

In recent years, substantial progress has been made in the development of powerful new 
approaches to modeling and generation of the stochastic input processes driving simulation 
models. In this panel discussion, we examine some of the central issues and unresolved 
problems associated with each of these approaches to simulation input modeling. 



13 On Robustness Properties of Convex Risk Minimization Methods for Pattern 
RecQgnltJon 

Andreas Christmann, Ingo Steinwart 

December 2004 The Journal of Machine Learning Research, volume 5 
Full text available: ' ^Ddf(373.53 KB; Additional Information: full citation. at)$tract 

The paper brings together methods from two disciplines: machine learning theory and 
robust statistics. We argue that robustness is an important aspect and we show that many 
existing machine learning methods based on the convex risk minimization principle have - 
besides other good properties - also the advantage of being robust. Robustness properties 
of machine learning methods based on convex risk minimization are investigated for the 
problem of pattern recognition. Assumptions are given for the ... 

^ * Com|)uting„cum^^^^^ 

September 2001 Journal on Educational Resources in Computing (JERIC) 

Full text available: ^ j:.dt(613.63 KB) r v . 

I^l^^i^j^g'^g 1^3) Additional Information: full citation, feferences, citings, index terms 
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Peter G. Neumann 

January 1996 ACM SIGSOFT Software Engineering Notes, Volume 21 Issue 1 
Full text available: '^pdiCX.MMJl Additional Information: MLcJMiQn 
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Jack p. C. Kleijnen 

December 1999 Proceedings of the 31st conference on Winter simulation: Simulation— 
a bridge to the future - Volume 1 

Full text available: "^ pdpe.ll KB) Additional Information: full citation, refefences. citings, index terms 



^7 Statistical tools for reaionai data analysis using GIS 
Konstantin Krivoruchko, Carol A. Gotway, Alex Zhigimont 

November 2003 Proceedings of the 11th ACM international symposium on Advances in 
geographic information systems 

Full text available: ^pdfiMg.02 KB) Additional Information: fujj. cjtation, abstract, references^ Mex terms 

A GIS provides a powerful collection of tools for the management, visualization and analysis 
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of spatial data. These tools can be even more powerful when they are integrated with 
statistical methods for spatial data analysis and many GIS users are requesting this 
integration. The Geostatlstlcal Analyst extension to ArcGIS was developed to integrate 
statistical methods with GIS tools for mapping and modeling spatially continuous data such 
as temperature or pollution. However, many GIS applications ... 
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simulation in financial engineering 
Stewart Mayhew 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: ■^pdfC283J5.KBj Additional Information: .M.citatJon, abstract, mferences 

Applications in financial engineering have relied heavily on Brownian Motion as a workhorse 
model for pricing derivative securities and implementing risk management programs. When 
more than one state variable is required, the standard approach is to use a multivariate 
Brownian Motion with constant correlations. This article briefly summarizes several 
important reasons why this approach is not adequate (and in some cases, can lead to 
disaster). Examples include fat tails, volatility clustering ... 

^9 The Evaluation of Large. Complex UML Analysis and Design Models 
Brian Berenbach 

May 2004 Proceedings of the 26th International Conference on Software Engineering 

Full text available: *^.Ddf(3Mu46. KB} Additional Information: Ml citation, attract, citings 

This paper describes techniques for analyzing largeUML models. The first part of the paper 
describesheuristics and processes for creating semantically correctUML analysis and design 
models. The second part of thepaper briefly describes the internal DesignAdvisorresearch 
tool that was used to analyze Siemens models.The results are presented and some 
interestingconclusions are drawn. 

20 Modeling layout tools to derive forward estimates of area and delay at the RTL level 
Donald S. Gelosh, Dorothy E. Steliff 

July 2000 ACM Transactions on Design Automation of Electronic Systems (TODAES), 

Volunne 5 Issue 3 

Full text available: Qf)df(278.32 KB) Additional Information: full citation, abstract, references, index terms 

Forward estimates of area and delay facilitate effective decision-making when searching the 
solution space of digital designs. Current estimation techniques focus on modeling the 
layout result and fail to deliver timely or accurate estimates. This paper presents a novel 
approach to deriving these area and delay estimates at the RTL level by modeling the 
layout tool, rather than the layout result. This approach uses machine learning techniques 
to capture the relationships between general des ... 

Keywords: VLSI CAD, estimation, estimation techniques, layout, machine learning 
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Ivan Flechais, M. Angela Basse, Stephen M. V. Hailes 

August 2003 Proceedings of the 2003 workshop on New security paradigms 

Full text available: " godftSSQ.sa KB) Additional Information: full citation, abstract, references 

The aim of this paper is to provide better support for the development of secure systems. 
We argue that current development practice suffers from two key problems:!. Security 
requirements tend to be kept separate from other system requirements, and not integrated 
into any overall strategy.2. The impact of security measures on users and the operational 
cost of these measures on a day-to-day basis are usually not considered. Our new paradigm 
is the full integration of security and usability concern ... 

jnformation.syMems 

Jens Dibbern, Tim Goles, Rudy Hirschheim, Bandula Jayatiiaka 
November 2004 ACM SIGMIS Database, volume 35 issue 4 

Full text available: ' g|pdfM.51 MB) Additional Information: full citation, abstract, references 

In the last fifteen years, academic research on information systems (IS) outsourcing has 
evolved rapidly. Indeed the field of outsourcing research has grown so fast that there has 
been scant opportunity for the research community to take a collective breath, and 
complete a global assessment of research activities to date. This paper seeks to address 
this need by exploring and synthesizing the academic literature on IS outsourcing. It offers 
a roadmap of the IS outsourcing literature, highligh ... 

Keywords: determinants, literature review, outcomes, outsourcing, relationships, research 
approaches, theoretical foundations 



3 DDD papers: Software factories: assembling applications vyith patterns, models, 
frameworks and tools 
Jack Greenfield, Keith Short 

October 2003 Companion of the 18th annual ACI^ SIGPLAN conference on Object- 
oriented programming, systems, languages, and applications 

Full text available- m\ Additional Information: &Ji citation, abstracl references, citings, index 
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The confluence of component based development, model driven development and software 
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product lines forms an approach to application developnnent based on the concept of 
software factories. This approach promises greater gains in productivity and predictability 
than those produced by incremental improvements to the current paradigm of object 
orientation, which have not kept pace with innovation in platform technology. Software 
factories promise to make application assembly more cost effective thro ... 

Keywords: design patterns, domain-specific languages, model-driven development, 
software factories, software product lines 



4 APL2 analysis and design of mortgage backed securities 
William G. Foote, Pamela J. Baron 

May 1990 ACM SIGAPL APL Quote Quad , Conference proceedings on APL 90: for the 

future, Volume 20 Issue 4 
Full text available: @ pcjf(61 9, 99 KB y Additional Information: full citation, references, indexlemis 
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Deiton L. Chesser, Pamela K. Coats 

January 1980 Proceedings of the 12th conference on Winter simulation 

Full text available: ^ pdf(S49.10 KB) Additional Infornnation: full citation, abstract, references. Index terms 

Today's financial environment is a broad arena of uncertain economic, political and 
operational factors. Because of this, financial forecasting models are currently receiving a 
growing acceptance among corporations of all sizes. For the most part, however, these 
models are deterministic and neglect to assess the riskiness, or likelihood, of the 
projections fed to them. This omission may indicate model users' general unfamiliarity with 
risk analysis techniques. The current study illustrates ... 
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Cynthia Philiips, Laura Painton Swiler 

January 1998 Proceedings of the 1998 workshop on New security paradigms 

Full text available: ' ^Ddf(749.39 KB) Additional Infornnation: full cilalion. references, citings, index terms 





Keywords: attack graph, computer security, network vulnerability 
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Stewart Mayhew 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: ^ pdf(283.95 KB) Additional Information: full citation, abstract , references 

Applications in financial engineering have relied heavily on Brownian Motion as a workhorse 
model for pricing derivative securities and implementing risk management programs. When 
more than one state variable is required, the standard approach is to use a multivariate 
Brownian Motion with constant correlations. This article briefly summarizes several 
important reasons why this approach is not adequate (and in some cases, can lead to 
disaster). Examples include fat tails, volatility clustering ... 
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Frank Svoboda, Fred Maymir-Ducharme, Jeff Poulin 
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January 1996 ACM SIGSOFT Software Engineering Notes, volume 21 issue 1 
Full text available: '^pdf(14Q MB) Additional Information: fuW citation, abstract 

The Workshop on "Domain Analysis in the DoD," sponsored by the Software Reuse Initiative 
(SRI) and Defense Information Systems Agency (DISA), was held at MITRE Corporation, in 
McLean, Virginia on 26 - 27 September 1995. The primary purpose of the workshop was to 
discuss issues related to identifying and scoping domains with emphasis on product lines 
and to assess the usefulness of the strawman SRI Domain Scoping Framework as a 
proposed basis for this scoping activity. To this end, two specific 0 ... 



9 Competitive solutions for online financial problems 
Ran El-Yaniv 

March 1998 ACM Computing Surveys (CSUR), volume 30 issue 1 

Full text available: jji ^ odf(331.62 KB) A^^'*'^"^' Information: foJl.c[tatjon, abstract reMeoces, citinss, index 
^ ' ' ^ terms 

This article surveys results concerning online algorihtms for solving problems related to the 
management of money and other assets. In particular, the survey focucus us search, 
replacement, and portfolio selection problems 

Reuse: where to begin and why 

R. Hoiibaugh, S. Cohen, K. Kang, S. Peterson 

January 1989 Proceedings of the conference on Tri-Ada *89: Ada technology in context: 
application, development, and deployment 

Additional Information: full citation, abstract, references, citings, index 



Full text available: ' mpdf(1.46 MB) 

terms. 

The Software Engineering Institute (SEI) is interested in identifying the costs and benefits 
of software reuse to the mission critical computer resource (MCCR) community. In fulfilling 
this role, we were faced with the need to investigate reuse without making a large 
investment. This paper examines where to start a reuse activity by describing our initial 
view of reuse, our decisions on where to begin, what lessons we learned, and finally, our 
current view. The reuse life cycle d ... 

A two asset cash flow simulation model 
Richard C. Grinold, Robert M. Oliver 

January 1973 Proceedings of the 6th conference on Winter simulation 

Full text available: ^.p.d^[371,47 KB) Additional Information: fujj. citatjpn, abstract, jndexjerrns 

We present an APL PLUS simulation model of a two asset cash management system. The 
two assets are cash and an income producing portfolio. The model relates cash transfer 
policies and futures stocks of cash and income producing assets to restrictions on average 
and minimum balances, projections of future cash flows, the costs of cash management, 
and user specified objectives. 

''^ SessJon„1 iPriyac^^^ 
gratification 
Alessandro Acquisti 

May 2004 Proceedings of the 5th ACM conference on Electronic commerce 

Full text available: "^pdfnS.S JO,KBj Additional Information: MLcitatJon, abstract, neferences, index terms 

Dichotomies between privacy attitudes and behavior have been noted in the literature but 
not yet fully explained. We apply lessons from the research on behavioral economics to 
understand the individual decision making process with respect to privacy in electronic 
commerce. We show that it is unrealistic to expectindividual rationality in this context. 
Models of self-control problems and immediate gratification offer more realistic descriptions 
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of the decision process and are more consistent with ... 

Keywords: electronic commerce, hyperbolic discounting, immediate gratification, privacy, 
self-control problems 



13 Modeling methodology: Deaiing with complexity: exploratoiy analysis enabled by 
mujtiresoiuJtion^.muM^ 
Paul K. Davis 

December 2000 Proceedings of the 32nd conference on Winter simulation 

Full text available: ^Ddf(441.16 KB) Additional Information: tijll citation, abstract, references, citings 

The objective of exploratory analysis is to gain a broad understanding of a problem domain 
before going into details for particular cases. Its focus is understanding comprehensively 
the consequences of uncertainty, which requires a good deal more than normal sensitivity 
analysis. Such analysis is facilitated by multiresolution, multiperspective modeling (MRMPM) 
structures that are becoming increasingly practical. A knowledge of related design principles 
can help build interfaces to more normal I ... 

* QMi. Mse dj„rect ^^^^ 
John L. Berg 

November 1976 ACM SIGMOD Record , ACM SIGMIS Database, volume 8 , 8 issue 4 , 2 
Full text available: Ddf(9.95 MB) Additional Information: full citation, abstract 

What information about data base technology does a manager need to malce prudent 
decisions about using this new technology? To provide this information the National Bureau 
of Standards and the Association for Computing Machinery established a workshop of 
approximately 80 experts in five major subject areas. The five subject areas were auditing, 
evolving technology, government regulations, standards, and user experience. Each area 
prepared a report contained in these proceedings. The proceedings p ... 

Keywords: DBMS, auditing, cost/benefit analysis, data base, data base management, 
government regulation, management objectives, privacy, security, standards, technology 
assessment, user experience 
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Prototyping: An approach to information and communicatton system design 
Mitchell G. Spiegel 

January 1981 ACM SIGMETRICS Performance Evaluation Review , Proceedings of the 
1981 ACM workshop/symposium on Measurement and evaluation of 
software quality, volume lo issue i 

Full text available: '^p„dfQ,40.MBi Additional Information: Ml„Qitation, abstract refereaces, index Jerms 

This paper describes prototyping, a state-of-the-art methodology to assist a design team in 
making a through definition and analysis of new requirements, feasibility, alternative 
selections, workload impact, system and/or application specification, implementation, and 
testing. Suggested prototype tools and techniques are presented, and guidance Is included 
to aid a design team in obtaining accurate and timely results. This paper is not intended to 
be a complete text on design. It should be ... 
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^7 Firm models of unhealthy cash flows 
Michael Keenan 

January 1971 Proceedings of the 5th conference on Winter simulation 

Full text available: ^pdfC519,J„5.KBj Additional Information: MLpMtJon, abstract, .rejejences, jndexjemis 

This simulation study of corporporate funds flows examines the time path of balance sheet 
and income statement data for firms whose revenues are deteriorating. The objective is to 
ascertain what measures are likely to give the earliest correct signal to creditors that the 
firm is in trouble. A variety of firm behavioral assumptions and initial asset conditions are 
investigated to see how these system parameters may influence the choice of measure 
creditors should watch. The findings suggest ... 




A simulation procedure for estimating bias in well diversified portfolios 
George 1^. Frankfurter, Herbert E. Phillips 

December 1976 Proceedings of the 76 Bicentennial conference on Winter simulation 

Full text available- Ddfr4l3.0() KB. Additional Information: foJIcitatiorL abstract, references, djinss. index 
^ ^ ' terms 

The existence of a selection bias in applications of the portfolio selection models have 
previously been identified. The importance of this bias, in terms of the magnitude of its 
potential impact on portfolio selection, has never been demonstrated. Monte Carlo 
approaches are used in this paper in order to demonstrate that selection bias is more than 
a mere mathematical curiosity; the effects of this bias are very significant. Other insights 
are provided by the simulations. The point is made ... 

Risk analysis: Simulation in financial engineering: simulatiori iMnanciaj^ 
Jeremy Staum 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: "^ pdff 197.55 KB) Additional Information: full citation, abstract, references , citings 

This paper presents an overview of the use of simulation algorithms in the field of financial 
engineering, assuming on the part of the reader no familiarity with finance and a modest 
familiarity with simulation methodology, but not its specialist research literature. The focus 
is on the challenges specific to financial simulations and the approaches that researchers 
have developed to handle them, although the paper does not constitute a comprehensive 
survey of the research literature. It offe ... 
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Jeremy P. Birnholtz, Matthew J. Bietz 

November 2003 Proceedings of the 2003 international ACM SIGGROUP conference on 
Supporting group work 

Full text available: m od1i255.80 KBi Additional Information: MLcitatiQn, abstract, references, citings, index 
^ tenrts 

Data are a fundamental component of science and engineering work, and the ability to 
share data is critical to the validation and progress of science. Data sharing and reuse in 
some fields, however, has proven to be a difficult problem. This paper argues that the 
development of effective CSCW systems to support data sharing in work groups requires a 
better understanding of the use of data in practice. Drawing on our work with three 
scientific disciplines, we show that data play two general roles ... 

Keywords: collaboratories, communities of practice, data sharing, metadata 
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Ivan Flechais, M. Angela Sasse, Stephen M. V. Hailes 

August 2003 Proceedings of the 2003 workshop on New security paradigms 

Full text available: ^ pdf(699.35 KB) Additional Information: full citation , abstract, references 

The aim of this paper is to provide better support for the development of secure systems. 
We argue that current development practice suffers from two key problems:!. Security 
requirements tend to be kept separate from other system requirements, and not integrated 
into any overall strategy. 2. The impact of security measures on users and the operational 
cost of these measures on a day-to-day basis are usually not considered. Our new paradigm 
is the full integration of security and usability concern ... 



J.nformation.syMems 

Jens Dibbern, Tim Goles, Rudy Hirschheim, Bandula Jayatiiaka 
November 2004 ACM SIGMIS Database, volume 35 issue 4 

Full text available: " ^pdtd.SI MB) Additional Information: tull citation, abstract, references 

In the last fifteen years, academic research on information systems (IS) outsourcing has 
evolved rapidly. Indeed the field of outsourcing research has grown so fast that there has 
been scant opportunity for the research community to take a collective breath, and 
complete a global assessment of research activities to date. This paper seeks to address 
this need by exploring and synthesizing the academic literature on IS outsourcing. It offers 
a roadmap of the IS outsourcing literature, highligh ... 

Keywords: determinants, literature review, outcomes, outsourcing, relationships, research 
approaches, theoretical foundations 
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The confluence of component based development, model driven development and software 
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product lines forms an approach to application development based on the concept of 
software factories. This approach promises greater gains in productivity and predictability 
than those produced by incremental improvements to the current paradigm of object 
orientation, which have not kept pace with innovation in platform technology. Software 
factories promise to make application assembly more cost effective thro ... 

Keywords: design patterns, domain-specific languages, model-driven development, 
software factories, software product lines 



APL2 analysis and design of mortQage backed securities 
William G. Foote, Pamela J. Baron 

May 1990 ACM SIGAPL APL Quote Quad , Conference proceedings on APL 90: for the 

future, Volume 20 Issue 4 
Full text available: "g]pdf(619.99 KB) Additional Information: full citation, references, jMsxJenris 



^ CorpoMB.forecasting.w 

Delton L Chesser, Pamela K. Coats 
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Today's financial environment is a broad arena of uncertain economic, political and 
operational factors. Because of this, financial forecasting models are currently receiving a 
growing acceptance among corporations of all sizes. For the most part, however, these 
models are deterministic and neglect to assess the riskiness, or likelihood, of the 
projections fed to them. This omission may indicate model users' general unfamiliarity with 
risk analysis techniques. The current study illustrates ... 
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Applications in financial engineering have relied heavily on Brownian Motion as a workhorse 
model for pricing derivative securities and innplementing risk management programs. When 
more than one state variable is required, the standard approach is to use a multivariate 
Brownian Motion with constant correlations. This article briefly summarizes several 
important reasons why this approach is not adequate (and in some cases, can lead to 
disaster). Examples include fat tails, volatility clustering ... 

^ SRlmrMhop„summary:^ 

Frank Svoboda, Fred Maymir-Ducharme, Jeff Poulin 
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January 1996 ACM SIGSOFT Software Engineering Notes, volume 21 issue 1 
Full text available: Qpc}f(.1.4Q MB) Additional Information: citation, abstract 

The Workshop on "Domain Analysis in the DoD," sponsored by the Software Reuse Initiative 
(SRI) and Defense Information Systems Agency (DISA), was held at MITRE Corporation, in 
McLean, Virginia on 26 - 27 September 1995. The primary purpose of the workshop was to 
discuss issues related to identifying and scoping domains with emphasis on product lines 
and to assess the usefulness of the strawman SRI Domain Scoping Framework as a 
proposed basis for this scoping activity. To this end, two specific 0 ... 

^ Competitive solutions for online financial problems 
Ran El-Yaniv 

March 1998 ACM Computing Surveys (CSUR), volume 30 issue 1 

Full text available: j l) odfc 331.62 KB Additional Information: M. citation, abstract references, citinss, index 
^ ^ ^ terms 

This article surveys results concerning online algorihtms for solving problems related to the 
management of money and other assets. In particular, the survey focucus us search, 
replacement, and portfolio selection problems 

^0 Reuse: where to begin and why 

R. Holibaugh, S. Cohen, K. Kang, S. Peterson 

January 1989 Proceedings of the conference on Tri-Ada '89: Ada technology in context: 
application, development, and deployment 

Full text available: gDdfM,46 MB) Additional Information: full citation, abstract references, citirui^ index 

rm s 

The Software Engineering Institute (SEI) is interested in identifying the costs and benefits 
of software reuse to the mission critical computer resource (MCCR) community. In fulfilling 
this role, we were faced with the need to investigate reuse without making a large 
investment. This paper examines where to start a reuse activity by describing our initial 
view of reuse, our decisions on where to begin, what lessons we learned, and finally, our 
current view. The reuse life cycle d ... 

A two asset cash flow simulation model 
Richard C. Grinold, Robert M. Oliver 

January 1973 Proceedings of the 6th conference on Winter simulation 

Full text available: ^ Ddg37147 KB) Additional Information: fy!I.Matjpnj abstract, jMexJerrns 

We present an APL PLUS simulation model of a two asset cash management system. The 
two assets are cash and an income producing portfolio. The model relates cash transfer 
policies and futures stocks of cash and income producing assets to restrictions on average 
and minimum balances, projections of future cash flows, the costs of cash management, 
and user specified objectives. 

''^ SeM!oa.1 :.Pxjyacy..in.Mec 
gratification 
Alessandro Acquisti 

May 2004 Proceedings of the 5th ACM conference on Electronic commerce 

Full text available: "^pdfQSS JO„KBj Additional Information: MLdtation, abstract references, jndexierms 

Dichotomies between privacy attitudes and behavior have been noted in the literature but 
not yet fully explained. We apply lessons from the research on behavioral economics to 
understand the individual decision making process with respect to privacy in electronic 
commerce. We show that it is unrealistic to expectindividual rationality in this context. 
Models of self-control problems and immediate gratification offer more realistic descriptions 
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of the decision process and are more consistent with ... 

Keywords: electronic commerce, hyperbolic discounting, immediate gratification, privacy, 
self-control problems 



13 Modeling methodology: Deaiing with compiexity: expioratory analysis enabled by 
multiresgiuJtJ.on^.muj^^^^ 
Paul K. Davis 

December 2000 Proceedings of the 32nd conference on Winter simulation 

Full text available: 'g j j:'dff441.16 KB^ Additional Information: tiill citation, abstract, references, dtings 

The objective of exploratory analysis is to gain a broad understanding of a problem domain 
before going into details for particular cases. Its focus is understanding comprehensively 
the consequences of uncertainty, which requires a good deal more than normal sensitivity 
analysis. Such analysis is facilitated by multiresolution, multiperspective modeling (MRMPM) 
structures that are becoming increasingly practical. A knowledge of related design principles 
can help build interfaces to more normal I ... 

DMa.Mse„dJrecto^^^ 
John L. Berg 

November 1976 ACM SIGMOD Record , ACM SIGMIS Database, Volume 8 , 8 issue 4 , 2 
Full text available: "g jpdffQ.QS MB) Additional Information: full ciiation. abstract 

What information about data base technology does a manager need to make prudent 
decisions about using this new technology? To provide this information the National Bureau 
of Standards and the Association for Computing Machinery established a workshop of 
approximately 80 experts in five major subject areas. The five subject areas were auditing, 
evolving technology, government regulations, standards, and user experience. Each area 
prepared a report contained in these proceedings. The proceedings p ... 

Keywords: DBMS, auditing, cost/benefit analysis, data base, data base management, 
government regulation, management objectives, privacy, security, standards, technology 
assessment, user experience 





{jluslraliye.risks„to.t^ Q 
Peter G. Neumann 

January 1996 ACM SIGSOFT Software Engineering Notes, Volume 21 issue 1 
Full text available: ' Qfxjft2.54 f^B) Additional Information: full citation 



PrototypiriQ: An approach to information and communication system design 
Mitchell G. Spiegel 

January 1981 ACM SIGMETRICS Performance Evaluation Review , Proceedings of the 
1981 ACM workshop/symposium on Measurement and evaluation of 

software quality, Volume 10 issue 1 
Full text available: '^p.dfCl^O MB.i Additional Information: Ml.cltatJon, abstract mferences, indexlerms 

This paper describes prototyping, a state-of-the-art methodology to assist a design team in 
making a through definition and analysis of new requirements, feasibility, alternative 
selections, workload impact, system and/or application specification, implementation, and 
testing. Suggested prototype tools and techniques are presented, and guidance is included 
to aid a design team in obtaining accurate and timely results. This paper is not intended to 
be a complete text on design. It should be ... 
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17 Firm models of unhealthy cash fiows 
Michael Keenan 

January 1971 Proceedings of the 5th conference on Winter simulation 

Full text available: ■g.pdfC519 J.5.KBj Additional Information: Ml citation, abstract, rejejences, injdexJeiTris 

This simulation study of corporporate funds flows examines the time path of balance sheet 
and income statement data for firms whose revenues are deteriorating. The objective is to 
ascertain what measures are likely to give the earliest correct signal to creditors that the 
firm is in trouble. A variety of firm behavioral assumptions and initial asset conditions are 
investigated to see how these system parameters may influence the choice of measure 
creditors should watch. The findings suggest ... 




A simulation procedure for estimating bias in well diversified portfolios 
George M, Frankfurter, Herbert E. Phillips 

December 1976 Proceedings of the 76 Bicentennial conference on Winter simulation 

Full text available- ■ RDdf(4i3 00 KB) Additional Information: MLcitatipn, aMtrad, references, citinss, index 
' ^^^^ ' ^ terms 

The existence of a selection bias in applications of the portfolio selection models have 
previously been identified. The importance of this bias, in terms of the magnitude of its 
potential impact on portfolio selection, has never been demonstrated. Monte Carlo 
approaches are used in this paper in order to demonstrate that selection bias is more than 
a mere mathematical curiosity; the effects of this bias are very significant. Other insights 
are provided by the simulations. The point is made ... 



BisKaQajysjsiS.imujMi 
Jeremy Staum 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: pdf(197.65 KB) Additional Information: full citation, abstract, references , citings 

This paper presents an overview of the use of simulation algorithms in the field of financial 
engineering, assuming on the part of the reader no familiarity with finance and a modest 
familiarity with simulation methodology, but not its specialist research literature. The focus 
is on the challenges specific to financial simulations and the approaches that researchers 
have developed to handle them, although the paper does not constitute a comprehensive 
survey of the research literature. It offe ... 




20 Knowledge manage^^ 
engineering 

Jeremy P. Birnholtz, Matthew J. Bietz 

November 2003 Proceedings of the 2003 International ACM SIGGROUP conference on 
Supporting group work 

Full text available- Wi pdf(255 80 KBl Additional Information: fuJJ citation, abstract reMences, cltjnas, Mex 

Data are a fundamental component of science and engineering work, and the ability to 
share data is critical to the validation and progress of science. Data sharing and reuse in 
some fields, however, has proven to be a difficult problem. This paper argues that the 
development of effective CSCW systems to support data sharing in work groups requires a 
better understanding of the use of data in practice. Drawing on our work with three 
scientific disciplines, we show that data play two general roles ... 

Keywords: collaboratories, communities of practice, data sharing, metadata 
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^ EisKanalxsLs:„Prgbje!^^^ Q 

simulation in financial engineering 
Stewart Mayhew 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: ^.pl52M-95. KB) Additional Information: MLcilatioa atetr.sct, references 

Applications in financial engineering have relied heavily on Brownian Motion as a workhorse 
model for pricing derivative securities and implementing risk management programs. When 
more than one state variable is required, the standard approach is to use a multivariate 
Brownian Motion with constant correlations. This article briefly summarizes several 
Important reasons why this approach is not adequate (and in some cases, can lead to 
disaster). Examples include fat tails, volatility clustering ... 

2 A simulation procedure for estimating bias in v^^ell diversified portfolios Q 
George M, Frankfurter, Herbert E. Phillips 



December 1976 Proceedings of the 76 Bicentennial conference on Winter simulation 

Full text available: ^Ddf(413.{}0 KB) 



Additional Information: MLcJtatJon, abstract, .references, citings, index 



The existence of a selection bias in applications of the portfolio selection models have 
previously been identified. The Importance of this bias, in terms of the magnitude of its 
potential impact on portfolio selection, has never been demonstrated. Monte Carlo 
approaches are used in this paper in order to demonstrate that selection bias is more than 
a mere mathematical curiosity; the effects of this bias are very significant. Other insights 
are provided by the simulations. The point is made ... 

EacejecognjtioniAIM 

W. Zhao, R. Chellappa, P. J. Phillips, A. Rosenfeld 

December 2003 ACM Computing Surveys (CSUR), Volume 35 Issue 4 



Full text available: ^ DdS4,28 MB| 



Additional information: full citation, abstract, references . citinQs, index 
terms 



As one of the most successful applications of image analysis and understanding, face 
recognition has recently received significant attention, especially during the past several 
years. At least two reasons account for this trend: the first is the wide range of commercial 
and law enforcement applications, and the second is the availability of feasible technologies 
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after 30 years of research. Even though current machine recognition systenns have reached 
a certain level of maturity, their success is ... 

Keywords: Face recognition, person identification 



4 Risk analysis: New simulation methodology for finance: efficient simulation of gamma Q 
and.variance-gamma.p^^^^^ 

Athanassios N. Avramidis, Pierre L'Ecuyer, Pierre-Alexandre Tremblay 
December 2003 Proceedings of the 35th conference on Winter simulation: driving 
innovation 

Full text available: ^ pdfM 78.40 KB) Additional Information: full citation, abstract, references 

We study algorithms for sampling discrete-time paths of a gamma process and a variance 
gamma process, defined as a Brownian process with random time change obeying a gamma 
process. The attractive feature of the algorithms is that increments of the processes over 
longer time scales are assigned to the first sampling coordinates. The algorithms are based 
on having in explicit form the process' conditional distributions, are similar in spirit to the 
Brownian bridge sampling algorithms proposed f ... 

5 Risk ana|ysjs:„Deriva^^ Q 
.3M.appJieatlQnJo.prjcin 

Athanassios N. Avramidis 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: KB.i Additional Information: fgLcitatipn, abstract, .references 

We consider importance sampling (IS) to increase the efficiency of Monte Carlo integration, 
especially for pricing exotic options where the random input is multivariate Normal. When 
the importance function (the product of integrand and original density) is multimodal, 
determining a good IS density is a difficult task. We propose an Automated Importance 
Sampling DEnsity selection procedure (AISDE). AISDE selects an IS density as a mixture of 
multivariate Normal densities with modes at certain ... 

6 Multinational capital budgeting: A simulatton model 
Andre Fourcans, Thomas J. Hindelang 

January 1973 Proceedings of the 6th conference on Winter simulation 

Full text available: ■^pdfiJ.J.l.MBi Additional Information: .M.cjtatJon, abstract references, lndex.terms 

The rapid growth of multinational corporations has hastened the need for the development 
of robust models to handle the increased risk and complexity. Particularly in capital 
budgeting, careful analysis and adequate reflection of the critical variables are essential. 
The great number of relevant variables, their significant interrelationships, and the high 
degree of uncertainty render mathematical models highly complex or infeasible to solve. To 
overcome these shortcomings, a "Hertz-t ... 

^ Learning probabilistic models: an expected utility maximization approach 
Craig Friedman, Sven Sandow 

December 2003 The Journal of Machine Learning Research, volume 4 
Full text available: ^.pdf(243,7Q„t<Si Additional Information: fuJj..<;ltatj.Q.n, abstract:, r^fereaces^ index texms 

We consider the problem of learning a probabilistic model from the viewpoint of an 
expected utility maximizing decision maker/investor who would use the model to make 
decisions (bets), which result in well defined payoffs. In our new approach, we seek good 
out-of-sample model performance by considering a one-parameter family of Pareto optimal 
models, which we define in terms of consistency with the training data and consistency with 
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a prior (benchmark) model. We measure the former by means of th ... 

8 Technica! papers: software archi te cture: Building product populations with software 
components 
Rob van Ommering 

May 2002 Proceedings of the 24th International Conference on Software Engineering 

Full text available: 'Modn 1 .29 MB) Additional Information: feJLcitatjpn, attract, refereQces, citlncs, index 

terms 

Two trends have made reuse of embedded software for consumer electronics an urgent 
issue: the software of individual products becomes more and more complex, and the 
market demands a larger variety of products at an increasing rate. For that reason, various 
business groups within Philips organize their products as product families. A third trend is 
the integration of functions that until now were only found in separate products (e.g. a TV 
with Dolby Digital sound and a built-in DVD player). This ... 

Keywords: architectural description language, component based development, 
configuration management, diversity, product family, product population 



9 Data streams (PS): The time diversification monitoring of a stock portfolio: an approach J 
based on the fractal dimension 
Mehmed Kantardzic, Pedram Sadeghian, Chun Shen 

March 2004 Proceedings of the 2004 ACM symposium on Applied computing 

Full text available: "^.pdfl1M.83 .KB) Additional Information: xuJLcitation, abstract, leferences 

Diversification is a technique used to reduce the risk of investment and is accomplished by 
including uncorrelated and independent stocks in one's portfolio. By diversifying, the 
jnvestor aims to reduce the risk of an entire portfolio depreciating in value, if a few of the 
assets within the portfolio are depreciated. In the past, the correlation coefficient has been 
used as a basis for diversification. However, the correlation coefficient is problematic since 
it can not capture nonlinear depende ... 

Keywords: data mining, data streams, fractal dimension, stock market, time diversification 



'■ORisk.anaJysisi.State^ Q 

appjjcations of.sjmuLa^^^^^^ 
Thomas N. Herzog, Graham Lord 

December 2003 Proceedings of the 35th conference on Winter simulation: driving 
innovation 

Full text available: ■^pdf(M2..64.KBJ Additional Information: Ml citation, abstract, references 

We describe a number of applications of simulation methods to practical problems in finance 
and insurance. The first entails the simulation of a two-stage model of a property-casualty 
insurance operation. The second application simulates the operation of an insurance regime 
for home equity conversion mortgages (also known as reverse mortgages). The third is an 
application of simulation in the context of <i>Value at Risk</i>, a widely-used measure for 
assessing the performance of portf ... 

11 BJsk.Mj.yMsiSlmulato Q 

simulation and optimization for real options valuation 
Barry R. Cobb, John M. Charnes 

December 2003 Proceedings of the 35th conference on Winter simulation: driving 
innovation 
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Full text available: 'gpdf(262.S6 KB) Additional Information: ^11 citation, abstract, references 

Real options valuation (ROV) considers the managerial flexibility to make ongoing decisions 
regarding implementation of investment projects and deployment of real assets. This paper 
Introduces a simulation-optlmization approach to valuing real investment options based on 
a model containing several decision variables and realistic stochastic inputs. Using this 
approach, the value of a portfolio of real investment projects is determined by maximizing 
the mean discounted cash flows calculated by ... 

12 Analysis methodolo g y: Generating daily changes in market variables using a 
multivariate mixture of normal distributions 
Jin Wang 

December 2001 Proceedings of the 33nd conference on Winter simulation 

Full text available: ^.pdfi123,89 KBJ Additional Information: MLcitatipn, abstracL mferences, index terms 

The mixture of normal distributions provides a useful extension of the normal distribution 
for modeling of daily changes In market variables with fatter-than- normal tails and 
skewness. An efficient analytical Monte Carlo method is proposed for generating daily 
changes using a multivariate mixture of normal distributions with arbitrary covarlance 
matrix. The main purpose of this method is to transform (linearly) a multivariate normal 
with an Input covariance matrix into the desired multivariate m ... 

13 Risk analysis: New sinrtulation methodology for risk analysis: rare-event, heavy-tailed Q 
simulations using hazard function transformations, with applications to value-at-risk 

Zhl Huang, Perwez Shahabuddin 

December 2003 Proceedings of the 35th conference on Winter simulation: driving 
innovation 

Full text available: pdtdQ/. 54 KB) Additional Information: tUH citation, abstract, references 

We develop an observation that a simulation method Introduced recently for heavy-tailed 
stochastic simulation, nannely hazard-rate twisting, is equivalent to doing exponential 
twisting on a transformed version of the heavy-tailed random-variable; the transforming 
function is the hazard function. Using this approach, the paper develops efficient methods 
for computing portfolio value-at-risk (VAR) when changes in the underlying risk factors 
have the multivariate Laplace distribution. 



14 Consumer acceptance of virtual stores: a theoretical model and critical success factors Q 
for.virtuaj.stores 

Lei-da Chen, Mark L. Gillenson, Daniel L. Sherrell 
June 2004 ACM SIGMIS Database. Volume 35 Issue 2 

Full text available: g:?dt(30:i60 KB) Additional Information: tuH citation , abstract, references, index terms 

Virtual stores provide great efficiency in the retail value chain, and their existence has 
tremendously paved the way for the diffusion of electronic commerce. Understanding the 
determinants of consumer acceptance of virtual stores will provide important theoretical 
contributions to the area of business-to-consumer (B-to-C) electronic commerce and lead to 
the development of more effective and meaningful strategies for virtual stores. By 
expanding the Technology Acceptance Model and the Innovatio ... 

Keywords: critical success factor, electronic commerce, innovation diffusion, online 
retailing, technology acceptance model, virtual store 
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dJmensjon.reduction 
Junichi Imai, Ken Seng Tan 

December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: Pdff302.65 KB) Additional Information: full ciiation. abstract, references, citings 

In recent years, the quasi-Monte Carlo approach for pricing high-dimensional derivative 
securities has been used widely relative to other competitive approaches such as the Monte 
Carlo methods. Such success can be, in part, attributed to the notion of effective dimension 
of the finance problems. In this paper, we provide additional insight on the connection 
between the effective dimension and the quasi-Monte Carlo method. We also propose a 
dimension reduction technique which further enhances ... 

^6 Watermarking aigorithms: Waveiet-based biind watermarking of 3D models 
F. Uccheddu, M. Corsini, M. Barni 

September 2004 Proceedings of the 2004 workshop on Multimedia and security 
MM&Sec '04 

Full text available: ^ Ddfi462,47 KBi Additional Information: fujj.citatipn, abstract, references, jndex terms 

Watermarking of 3D meshes has received a limited attention due to the difficulties 
encountered in extending the algorithms developed for ID (audio) and 2D (images and 
video) signals to topological complex objects such as meshes. Other difficulties arise from 
the wide variety of attacks and manipulations 3D watermarks should be robust to. For this 
reason, most of the 3D watermarking algorithms proposed so far adopt a non-blind 
detection. In this paper we present a new blind watermarking algorithm ... 

Keywords: 3D watermarking, 3D wavelets, blind detection, copyright protection, mesh 
watermarking 



''^ Qverlay..network^^^^^ 

Daria Antonova, Arvind Krishnamurthy, Zheng Ma, Ravi Sundaram 

June 2004 Proceedings of the 14th international workshop on Network and operating 
systems support for digital audio and video 

Full text available: pdf(175.55 KB) Additional Information: full citation, abstract, references, index terms 

In recent years, several architectures have been proposed and developed for supporting 
streaming applications that take advantage of multiple paths through the network 
simultaneously. We consider the problem of computing a set of paths and the relative 
amounts of data conveyed through them in order to provide the desired level of 
performance for data streams. Given the expectation, variance, and covariance of an ' 
appropriate metric of interest for overlay links, we attempt to solve the underlying ... 

Keywords: overlay networks, video streaming 



Equilibrium bandwidth and buffer allocations for elastic traffics Q 
Steven H. Low 

June 2000 IEEE/ACM Transactions on Networking (TON), volume s issue 3 

Full text available: "^.pdfi339,27„KBi Additional Information: fuJLcjtaiipn, references, citjngs, indexlerms 



Keywords: bandwidth and buffer allocation, elastic traffic, equilibrium allocation, 
equilibrium pricing 
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Managing capacity for t eiecommunications ne tworks u nder uncertainty 
Yann d'Halluin, Peter A. Forsyth, Kenneth R. Vetzal 

August 2002 IEEE/ ACM Transactions on Networking (TON), Volume lo issue 4 



H 



Full text available: ^ pdft'348.71 KB) Additional Information: full ciLation. abstract, references, index terms 



The existing telecommunications Infrastructure in most of the world is adequate to deliver 
voice and text applications, but demand for broadband services such as streaming video 
and large file transfer (e.g., movies) is accelerating. The explosion in Internet use has 
created a huge demand for telecommunications capacity. However, this demand is 
extremely volatile, making network planning difficult. In this paper, modern financial option 
pricing methods are applied to the problem of network inves ... 

Keywords: network planning, real options, uncertain demand for capacity 



20 What makes Internet users visit cyber stores again? kev design factors for customer Q 
loyalty 

Jungwon Lee, Jinwoo Kim, Jae Yun Moon 

April 2000 Proceedings of the SIGCHI conference on Human factors in computing 



Retaining customer loyalty is crucial in electronic commerce because the value of an 
Internet store is largely determined by the number of its loyal customers. This paper 
proposes a multi-phased model of customer loyalty for Internet shopping, which fully takes 
the characteristics of the Internet and cyber shopping into consideration. In order to 
validate the model, we conducted a web-based survey of the customers of various Internet 
stores, and the data was processed using structural equatio ... 

Keywords: Internet shopping, customer interface, customer loyalty, electronic commerce, 
involvement, transaction cost, trust 
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21 Stratification issues in estimatinQ value-at-risk 

Paul Glasserman, Philip Heidelberger, Perwez Shahabuddin 
December 1999 Proceedings of the 31st conference on Winter simulation: Simulation — 
a bridge to the future - Volume 1 

Full text available: '^.pdgSS.Ol.KB] Additional Information: .felLcjtatipn, references, index„terms 



22 MyjuaJ.. fund.pMPIfflance— 
Manak C. Gupta 

January 1974 Proceedings of the 7th conference on Winter simulation - Volume 2 

Full text available: ^ ndtf 42 7 .78 KB^ Additional Information: tuH citation, abstract, referep.ces. index terms 

In a recent article Levy and Saranat, hereafter referred to as SL [6], raise the question of 
reconciling the phenomenal growth of mutual funds with the equally phenomenal evidence, 
produced by the studies of Jensen [5] and Treynor and Mazuy [11], to cite a few, that their 
risk return performance has not been superior to that of the unmanaged portfolios. SL 
attribute this paradoxical situation to comparison of mutual funds' performance against that 
of a highly diversified Standard and Poors ... 
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July 2002 Proceedings of the eighth ACM SIGKDD international conference on 
Knowledge discovery and data mining 

Full text available- ^ pdf(572 91 KB^ Additional Information: full citation, abstract, references , cilinQS. index 
* terms. 

We are concerned with the issues of outlier detection and change point detection from a 
data stream. In the area of data mining, there have been increased interest in these issues 
since the former is related to fraud detection, rare event discovery, etc., while the latter is 
related to event/trend by change detection, activity monitoring, etc. Specifically, it is 
important to consider the situation where the data source is non-stationary, since the 
nature of data source may change over time in r ... 
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February 2005 ACM Transactions on Internet Technology (TOIT), Volume 5 Issue I 

Full text available: "^pdf(6S3.33 KB) Additional Information: ^11 citation, abstract, references , index terms 

A distributed virtual environment (DVE) allows geographically separated users to participate 
in a shared virtual environnnent via connected networks. However, when the users are 
connected by the Internet, bandwidth llnnitation and network latency may seriously affect 
the performance and the interactivity of the system. This explains why there are very few 
DVE applications for the Internet. To address these shortcomings, caching and prefetching 
techniques are usually employed. Unfortunately, the ef ... 

Keywords: Mouse motion prediction, caching and prefetching, distributed virtual 
environments, virtual navigation 
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September 2004 ACM SIGSOFT Software Engineering Notes, volume 29 issue s 

Full text available: pdft273.24 KB) Additional Information: full citation, abstract, references 

This paper discusses the application of General Regression Neural Network (GRNN) for 
predicting the software quality attribute fault ratio. This study is carried out using static 
Object-Oriented (00) measures (64 in total) as the independent variables and fault ratio as 
the dependent variable. Software metrics used include those concerning inheritance, size, 
cohesion and coupling. Prediction models are designed using 15 possible combinations of 
the four categories of the measures. We also tes ... 

Keywords: metrics, neural network, object oriented, software quality 
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December 2002 Proceedings of the 34th conference on Winter simulation: exploring 
new frontiers 

Full text available: Dcjf(232.65 KB) Additional Information: full citiation. abstract, references 

We discuss the application of the Bayesian statistical paradigm in conjunction with Monte 
Carlo methods to practical problems. We begin by describing the basic constructs of the 
Bayesian paradigm. We then discuss two applications. The first entails the simulation of a 
two-stage model of a property-casualty insurance operation. The second application 
simulates the operation of an insurance regime for home equity conversion mortgages (also 
known as reverse mortgages). In this simulation, we bui ... 
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The bond portfolio management problem is formulated as a stochastic program based on 
interest rate scenarios. It has been proved in Dupaková (1998) that small errors in 
constructing scenarios will not destroy the optimal solution. The aim of the contribution is to 
quantify, through carefully planned simulation studies, the magnitude of the above- 
mentioned errors and to give bounds, at a specified confidence level, for the optimal gap 
between the value related to the optimal first-stag ... 

Keywords: bond portfolio management, high performance computing, simulation, term 
structure movements 
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numbers for financial and actuarial applications 
Marco Micocci, Angelo Manna, Alvaro TomassettI 

July 1998 ACM SIGAPL APL Quote Quad , Proceedings of the APL98 conference on 

Array processing language, volume 29 issue 3 
Full text available: '^Ddf(336.1B KB) Additional Information: full citation, abstract, references, index terms 



The paper considers the role of pseudo randonn number generators in the financial and 
actuarial numerical applications. Some generators are compared and some considerations 
are made about the distortion coming from their use. A general approach for the calculation 
of risk in financial and actuarial problems is presented. 

Keywords: financial and actuarial applications, pseudo random number generators, risk 
theory 



Accessibility interfaces: Older aduits and visual impairment: what do exposure times 
md.accumcy..teJJ..ys.ab 

Julie A. Jacko, Ingrid U. Scott, Francois Sainfort, Leon Barnard, Paula J. Edwards, V. Kathlene 
Emery, Thitima Kongnakorn, Kevin P. Moloney, Brynley S. Zorich 

April 2003 Proceedings of the SIGCHI conference on Human factors in computing 
systems 

Full text available- m9.m?0 67 m\ Additional Information: full. citatigrL abstract. referenGes, citings, index 
^ terms 

This study examines the effects of multimodal feedback on the performance of older adults 
with different visual abilities. Older adults possessing normal vision (n=29) and those who 
have been diagnosed with Age-Related Macular Degeneration (n=30) performed a series of 
drag-and-drop tasks under varying forms of feedback. User performance was assessed with 
measures of feedback exposure times and accuracy. Results indicated that for some cases, 
non-visual (e.g. auditory or haptic) and multimodal (b ... 

Keywords: age related macular degeneration (AMD), multimodal feedback, multimodality, 
visual feedback, visually impaired users 
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Roberto Szechtman 

December 2003 Proceedings of the 35th conference on Winter simulation: driving 
innovation 

Full text available: " g^odtM 55.58 KB) Additional Information: full citation, abstract, references 

In this paper we present an overview of classical results about the variance reduction 
technique of control variates. We emphasize aspects of the theory that are of importance to 
the practitioner, as well as presenting relevant applications. 
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the influence of perceived user resources 
Kieran Mathieson, Eileen Peacock, Wynne W. Chin 
July 2001 ACM SIGMIS Database, Volume 32 issue 3 

Full text available- ■f^pdfi2 33 :ViBl Additional Information: MLcitatj.m aMtfact, referecipes^ citiDGS^ index 

There has been considerable research on the factors that predict whether individuals will 
accept and voluntarily use information systems. The technology acceptance model (TAM) 
has a base in psychological research, is parsimonious, explains usage behavior quite well, 
and can be operationalized with valid and reliable instruments. A limitation of TAM is that it 
assumes usage is volitional, that Is, there are no barriers that would prevent an individual 
from using an IS if he or she chose to do so. ... 

Keywords: technology adoption, technology diffusion 



34 Measuring.iI.core.capa 

factor anaiysis 
Hans van der Heijden 

December 2000 Proceedings of the twenty first international conference on 
Information systems 

Full text available: ■^p„dfQ75J3„KBJ Additional Information: MLcjtatjon, LeMences^ citin^s^ Index terms 
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August 2004 Proceedings of the 2004 ACM SIGKDD international conference on 
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Clustering time series is a problem that has applications in a wide variety of fields, and has 
recently attracted a large amount of research. In this paper we focus on clustering data 
derived from Autoregressive Moving Average (ARMA) models using k-means and k-medoids 
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algorithms with the Euclidean distance between estinnated nnodel parameters. We justify 
our choice of clustering technique and distance metric by reproducing results obtained in 
related research. Our research aim is to assess the aff ... 

Keywords: ARM A, clustering, time series 



Measuring user invoivement: a diffusion of innovation perspective 
Leon A. Kappelman 

May 1995 ACM SIGMIS Database, Volume 26 issue 2-3 

Full text available: ^.pdg1,64.MBj Additional Information: fuHcitation, abstract, citings^ jMsxiemns 

User involvement is a need-based motivational attitude toward information systems and 
their development. As such, it has important implications for the successful creation and 
deployment of information systems in organizations. This paper reports on the development 
and validation of an instrument to determine if the distinction between a user's involvement 
in the process of information system diffusion can be measured independently of that user's 
involvement with thie information system innovatio ... 

Keywords: adaptation, attitude, diffusion of innovation, implementation, instrument 
validation, research frameworks, research methods, user engagement, user involvement, 
user participation, user process involvement, user satisfaction, user system involvement 
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LABATCH,2: software for statistical analysis of simuiation sample path data 
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Returns to science: computer networks in oceanography 
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August 1993 Communications of the ACM, Volume 36 Issue 8 
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Keywords: productivity, science and engineering networks, scientific computing, scientists 
as users 



Analysis methodoiogy: Constrained Monte Carlo and the method of controi variates Q 
Roberto Szechtman, Peter W. Glynn 

Decennber2001 Proceedings of the 33nd conference on Winter simulation 
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terms 

A constrained Monte Carlo problenn arises when one computes an expectation in the 
presence of a priori connputable constraints on the expectations of quantities that are 
correlated with the estimand. This paper discusses different applications settings in which 
such constrained Monte Carlo computations arise, and establishes a close connection with 
the method of control variates when the constraints are of equality form. 
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Gaussian importance sampling and stratification: computational issues 
Paul Glasserman, Philip Heidelberger, Perwez Shahabuddin 
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Visual profiies: a criticai component of universal access 
Julie A. Jacko, Max A. Dixon, Robert H. Rosa, Ingrid U. Scott, Charles J. Pappas 
May 1999 Proceedings of the SIGCHI conference on Human factors in computing 
systems: the CHI is the limit 
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This research focuses on characterizing visually impaired computer users performance on 
graphical user interfaces by linking clinical assessments of low vision with visual icon 
identification. This was accomplished by evaluating user performance on basic identification 
and selection tasks within a graphical user interface, comparing partially sighted user 
performance with fully sighted user performance, and linking task performance to specific 
profiles of visual impairment. Results in ... 

Keywords: disabilities, low vision, universal access, visual icons 
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An approach to designing reusable service frameworks via virtual service machine 
Jun-Jang Jang 

May 2001 ACM SIGSOFT Software Engineering Notes , Proceedings of the 2001 
symposium on Software reusability: putting software reuse in context, 

Volume 26 Issue 3 

Full text available: ^ pdft268.45 KS^ Additional Information: full citation, abstract, references, index tem^s 

This paper proposes a new service-computing platform named Virtual Service Machine 
(VSI^). Service computing is a new paradigm for manufacturing IT artifacts, lifting up 
traditional focus of software development from the level of applications to that of services. 
Applications are constructed for machines; services are built for people. Applications are 
targeted to run on a particular platform; services are aimed for serving user's needs. While 
service computing is getting much more attention ... 

Keywords: object-oriented technologies, service computing platform, service framework, 
software architecture 
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ACM SIGCAPH Computers and the Physically Handicapped, issue 64 
Full text available: ^ pdf(223.52 KB) Additional Information: tUll citation, abstract, references 

Researchers focusing on investigations of human-computer interaction are developing a 
heightened awareness of the challenges that impede universal access to information 
technologies. Furthermore, researchers are acknowledging that low vision computer users 
represent a sizeable portion of the computing community for whom information 
technologies must be made available if we are to claim successful universal access.The low 
vision computing community represents a vast array of visual capabilities a ... 
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